ESEMPIO DI PREDIZIONE E INCORRELAZIONE

CORSO DI SEGNALI PER LE TELECOMUNICAZIONI
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X(t) =cos@n0.0 +F) F vcunif 0-27

Rx(r):%cos(ZHO.Olr)

0.(1)= C;(ZT) = cod2770.01r)

X

o.(r)=0 quando 7 =25+kI[50
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X(t) = cos@70.01t + ) x(t,) = cod270.01, + ¢)
¢ = +aco$x(t,)) - 2710.01,
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X, (t) = co9270.01(t -t,) + acogx(t, )
Xg (t) = co92720.01(t -t,) — aco$x(t,))
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X, (t,) = c042720.01(t, —t,) + aco$x(t, )

)= )
(tz):cos[2n0 o1t, —tl) acogx(t,))
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. X,(t,)=cod270.01(t, -t,) + acodx(t,))
e X5 (t,) =c092720.01(t, —t,) - acogx(t,))

| px(t% ( (a‘)

)

N | =
N | =

Xalt,) Xs (t,) 3

28 .05. 2014 Claudio Prati DEIB — Politecnico Milano



- ‘ ‘ i N /;/ i \ \ i \ /;/
0 20 40 60 80 100 120 140 160 180 200

28 . 05. 2014 tl t2 Claudio Prati DEIB — Politecnico Milano



N | =

N | =

28 .05. 2014

X, (1)

(1)

Claudio Prati

da

DEIB — Politecnico Milano



. X,(t,)=cod270.01(t, -t,) + acodx(t,))
. X5 (t,)=co42770.01(t, -t,) - acogx(t,))

(t,) = E[X(t%(tl)} _ xA(tZ); Xa(t,) _

= c042770.01(t, —t, ) codacogx(t, )] =

N | =

= Py (tz _tl) D((tl)
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